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Certificateholder Monthly Distribution Summary

 
 

 Class 

A1
A2
A3
A4
A5
A6
A7
A8
A9

A10
A11
A12
A13
A14
A15
A16
A17
A18
A19
A20

X
PO
AR

 
 

   Cusip   

12668BZB2
12668BZC0
12668BZD8
12668BZE6
12668BZF3
12668BZG1
12668BZH9
12668BZJ5
12668BZK2
12668BZL0
12668BZM8
12668BZN6
12668BZP1
12668BZQ9
12668BZR7
12668BZS5
12668BZT3
12668BZU0
12668BZV8
12668BZW6
12668BZX4
12668BZY2
12668BA94

 
Class

Description

Senior
Senior
Senior
Senior
Senior
Senior

Strip IO
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior

Strip IO
Senior
Senior
Senior

Strip IO
Strip PO
Residual

Certificate
Rate
Type

Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Var-30/360
Var-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Var-30/360
Var-30/360
Fix-30/360
Fix-30/360
Var-30/360
Var-30/360
Fix-30/360
Fix-30/360

 
   Beginning   

Balance

91,868,616.11
6,968,234.53

47,513,000.00
5,279,000.00

53,991,668.25
40,019,357.79
40,019,357.79

3,035,068.09
8,844,000.00

11,704,376.00
56,411,324.51

547,405.69
10,318,000.00

1,146,000.00
42,763,500.00
21,444,887.95
38,600,798.31

4,737,000.00
1,548,000.00

17,155,910.36
417,082,787.06

1,505,920.34
0.00

Pass
    Through    

Rate (%)

6.000000
6.000000
6.000000
6.000000
6.000000
5.670000
0.330000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
0.000000
6.000000
6.000000
6.000000
0.525068
0.000000
6.000000

 
Principal

Distribution

2,174,536.17
164,938.57

0.00
0.00

424,190.25
3,012,844.43

0.00
228,494.12

0.00
0.00

1,755,125.29
0.00
0.00
0.00

319,500.00
1,105,487.23

0.00
0.00
0.00

884,389.78
0.00

1,121.70
0.00

 
Interest

Distribution

459,343.08
34,841.17

237,565.00
26,395.00

269,958.34
189,091.47

11,005.32
15,175.34
44,220.00
58,521.88

282,056.62
0.00

51,590.00
5,730.00

213,817.50
108,475.39

0.00
23,685.00

7,740.00
86,780.31

182,497.41
0.00
0.00

 
Total

Distribution

2,633,879.25
199,779.74
237,565.00

26,395.00
694,148.59

3,201,935.89
11,005.32

243,669.46
44,220.00
58,521.88

2,037,181.91
0.00

51,590.00
5,730.00

533,317.50
1,213,962.62

0.00
23,685.00

7,740.00
971,170.09
182,497.41

1,121.70
0.00

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
     Ending     

Balance

89,694,079.94
6,803,295.96

47,513,000.00
5,279,000.00

53,567,478.00
37,006,513.36
37,006,513.36

2,806,573.97
8,844,000.00

11,704,376.00
54,656,199.22

550,142.72
10,318,000.00

1,146,000.00
42,444,000.00
20,339,400.72
36,610,921.30

4,737,000.00
1,548,000.00

16,271,520.58
407,027,829.83

1,504,798.64
0.00

Cumulative
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

M1
M2
B1
B2
B3
B4
B5

12668BZZ9
12668BA29
12668BA37
12668BA45
12668BA52
12668BA60
12668BA78

Mezzanine
Mezzanine

Junior
Junior
Junior
Junior
Junior

Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360

6,475,827.77
14,444,773.91

4,731,530.62
3,486,600.82
2,490,856.33
1,743,300.41
1,743,765.26

6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000

3,309.76
7,382.64
2,418.26
1,781.98
1,273.06

890.99
891.20

32,379.14
72,223.87
23,657.65
17,433.00
12,454.28

8,716.50
8,718.83

35,688.90
79,606.51
26,075.91
19,214.99
13,727.34

9,607.49
9,610.03

0.00
0.00
0.00
0.00
0.00
0.00
0.02

6,472,518.02
14,437,391.27

4,729,112.36
3,484,818.84
2,489,583.27
1,742,409.42
1,742,874.03

0.00
0.00
0.00
0.00
0.00
0.00
0.20

Totals 461,917,924.74 10,088,575.43 2,484,072.10 12,572,647.53 0.02 451,832,086.32 0.20
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Principal Distribution Detail

 
 

 Class 

A1
A2
A3
A4
A5
A6
A7
A8
A9

A10
A11
A12
A13
A14
A15
A16
A17
A18
A19
A20

X
PO
AR

 
 

Cusip

12668BZB2
12668BZC0
12668BZD8
12668BZE6
12668BZF3
12668BZG1
12668BZH9
12668BZJ5
12668BZK2
12668BZL0
12668BZM8
12668BZN6
12668BZP1
12668BZQ9
12668BZR7
12668BZS5
12668BZT3
12668BZU0
12668BZV8
12668BZW6
12668BZX4
12668BZY2
12668BA94

Original
Certificate

Balance

100,000,000.00
7,585,000.00

47,513,000.00
5,279,000.00

56,961,000.00
50,000,000.00
50,000,000.00

3,792,000.00
8,844,000.00

11,704,376.00
62,983,000.00

528,624.00
10,318,000.00

1,146,000.00
45,000,000.00
25,000,000.00
45,000,000.00

4,737,000.00
1,548,000.00

20,000,000.00
454,014,462.00

1,555,787.00
100.00

Beginning
Certificate

Balance

91,868,616.11
6,968,234.53

47,513,000.00
5,279,000.00

53,991,668.25
40,019,357.79
40,019,357.79

3,035,068.09
8,844,000.00

11,704,376.00
56,411,324.51

547,405.69
10,318,000.00

1,146,000.00
42,763,500.00
21,444,887.95
38,600,798.31

4,737,000.00
1,548,000.00

17,155,910.36
417,082,787.06

1,505,920.34
0.00

Scheduled
Principal

Distribution

2,174,536.17
164,938.57

0.00
0.00

424,190.25
3,012,844.43

0.00
228,494.12

0.00
0.00

1,755,125.29
0.00
0.00
0.00

319,500.00
1,105,487.23

0.00
0.00
0.00

884,389.78
0.00

1,121.70
0.00

 
Accretion
Principal

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

2,737.03
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Unscheduled
Principal

Adjustments

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Net
Principal

Distribution

2,174,536.17
164,938.57

0.00
0.00

424,190.25
3,012,844.43

0.00
228,494.12

0.00
0.00

1,755,125.29
0.00
0.00
0.00

319,500.00
1,105,487.23

0.00
0.00
0.00

884,389.78
0.00

1,121.70
0.00

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Ending
Certificate

Balance

89,694,079.94
6,803,295.96

47,513,000.00
5,279,000.00

53,567,478.00
37,006,513.36
37,006,513.36

2,806,573.97
8,844,000.00

11,704,376.00
54,656,199.22

550,142.72
10,318,000.00

1,146,000.00
42,444,000.00
20,339,400.72
36,610,921.30

4,737,000.00
1,548,000.00

16,271,520.58
407,027,829.83

1,504,798.64
0.00

Ending
Certificate

Factor

0.89694079941
0.89694079941
1.00000000000
1.00000000000
0.94042376363
0.74013026717
0.74013026717
0.74013026717
1.00000000000
1.00000000000
0.86779288417
1.04070704393
1.00000000000
1.00000000000
0.94320000000
0.81357602884
0.81357602884
1.00000000000
1.00000000000
0.81357602884
0.89650851217
0.96722664292
0.00000000000

M1
M2
B1
B2
B3
B4
B5

12668BZZ9
12668BA29
12668BA37
12668BA45
12668BA52
12668BA60
12668BA78

6,497,000.00
14,492,000.00

4,747,000.00
3,498,000.00
2,499,000.00
1,749,000.00
1,749,466.37

6,475,827.77
14,444,773.91

4,731,530.62
3,486,600.82
2,490,856.33
1,743,300.41
1,743,765.26

3,309.76
7,382.64
2,418.26
1,781.98
1,273.06

890.99
891.20

0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00

3,309.76
7,382.64
2,418.26
1,781.98
1,273.06

890.99
891.20

0.00
0.00
0.00
0.00
0.00
0.00
0.02

6,472,518.02
14,437,391.27

4,729,112.36
3,484,818.84
2,489,583.27
1,742,409.42
1,742,874.03

0.99623180160
0.99623180160
0.99623180160
0.99623180160
0.99623180160
0.99623180160
0.99623180160

Totals 499,726,353.37 461,917,924.74 10,088,575.43 2,737.03 0.00 10,088,575.43 0.02 451,832,086.32
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Interest Distribution Detail

 
 

 Class 

A1
A2
A3
A4
A5
A6
A7
A8
A9

A10
A11
A12
A13
A14
A15
A16
A17
A18
A19
A20

X
PO
AR

Beginning
Certificate

Balance

91,868,616.11
6,968,234.53

47,513,000.00
5,279,000.00

53,991,668.25
40,019,357.79
40,019,357.79

3,035,068.09
8,844,000.00

11,704,376.00
56,411,324.51

547,405.69
10,318,000.00

1,146,000.00
42,763,500.00
21,444,887.95
38,600,798.31

4,737,000.00
1,548,000.00

17,155,910.36
417,082,787.06

1,505,920.34
0.00

Pass
    Through    

Rate (%)

6.000000
6.000000
6.000000
6.000000
6.000000
5.670000
0.330000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
0.000000
6.000000
6.000000
6.000000
0.525068
0.000000
6.000000

  
Effective 

Coupon (%)

6.000000
6.000000
6.000000
6.000000
6.000000
5.670000
0.330000
6.000000
6.000000
6.000000
6.000000
0.000000
6.000000
6.000000
6.000000
6.070000
0.000000
6.000000
6.000000
6.070000
0.525068
0.000000
0.000000

 
Current
Interest

459,343.08
34,841.17

237,565.00
26,395.00

269,958.34
189,091.47

11,005.32
15,175.34
44,220.00
58,521.88

282,056.62
0.00

51,590.00
5,730.00

213,817.50
107,224.44

0.00
23,685.00

7,740.00
85,779.55

182,497.41
0.00
0.00

Total
Interest

Due

459,343.08
34,841.17

237,565.00
26,395.00

269,958.34
189,091.47

11,005.32
15,175.34
44,220.00
58,521.88

282,056.62
2,737.03

51,590.00
5,730.00

213,817.50
107,224.44

0.00
23,685.00

7,740.00
85,779.55

182,497.41
0.00
0.00

Net
Interest
Shortfall

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
Interest

Paid

459,343.08
34,841.17

237,565.00
26,395.00

269,958.34
189,091.47

11,005.32
15,175.34
44,220.00
58,521.88

282,056.62
0.00

51,590.00
5,730.00

213,817.50
108,475.39

0.00
23,685.00

7,740.00
86,780.31

182,497.41
0.00
0.00

Yield
Supplemental

Paid

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

1,250.95
0.00
0.00
0.00

1,000.76
0.00
0.00
0.00

Yield
Supplemental

After Distr

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

M1
M2
B1
B2
B3
B4
B5

6,475,827.77
14,444,773.91

4,731,530.62
3,486,600.82
2,490,856.33
1,743,300.41
1,743,765.26

6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000

6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000

32,379.14
72,223.87
23,657.65
17,433.00
12,454.28

8,716.50
8,718.83

32,379.14
72,223.87
23,657.65
17,433.00
12,454.28

8,716.50
8,718.83

0.00
0.00
0.00
0.00
0.00
0.00
0.00

32,379.14
72,223.87
23,657.65
17,433.00
12,454.28

8,716.50
8,718.83

0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00

Totals 461,917,924.74 2,481,820.39 2,484,557.42 0.00 2,484,072.10 2,251.71 0.00
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Current Payment Information
Factors per $1,000

 
 

 Class 

A1
A2
A3
A4
A5
A6
A7
A8
A9

A10
A11
A12
A13
A14
A15
A16
A17
A18
A19
A20

X
PO
AR

 
 

Cusip

12668BZB2
12668BZC0
12668BZD8
12668BZE6
12668BZF3
12668BZG1
12668BZH9
12668BZJ5
12668BZK2
12668BZL0
12668BZM8
12668BZN6
12668BZP1
12668BZQ9
12668BZR7
12668BZS5
12668BZT3
12668BZU0
12668BZV8
12668BZW6
12668BZX4
12668BZY2
12668BA94

Original
Certificate

Balance

100,000,000.00
7,585,000.00

47,513,000.00
5,279,000.00

56,961,000.00
50,000,000.00
50,000,000.00

3,792,000.00
8,844,000.00

11,704,376.00
62,983,000.00

528,624.00
10,318,000.00

1,146,000.00
45,000,000.00
25,000,000.00
45,000,000.00

4,737,000.00
1,548,000.00

20,000,000.00
454,014,462.00

1,555,787.00
100.00

Beginning
Certificate

Balance

918.686161082
918.686161082

1,000.000000000
1,000.000000000

947.870793174
800.387155742
800.387155742
800.387155742

1,000.000000000
1,000.000000000

895.659535314
1,035.529396941
1,000.000000000
1,000.000000000

950.300000000
857.795517918
857.795517918

1,000.000000000
1,000.000000000

857.795517918
918.655289575
967.947629880

0.000000000

 
Principal

Distribution

21.745361672
21.745361672

0.000000000
0.000000000
7.447029547

60.256888575
0.000000000

60.256888575
0.000000000
0.000000000

27.866651144
0.000000000
0.000000000
0.000000000
7.100000000

44.219489075
0.000000000
0.000000000
0.000000000

44.219489075
0.000000000
0.720986957
0.000000000

 
Interest

Distribution

4.593430805
4.593430805
5.000000000
5.000000000
4.739353966
3.781829311
0.220106468
4.001935779
5.000000000
5.000000000
4.478297677
0.000000000
5.000000000
5.000000000
4.751500000
4.339015661
0.000000000
5.000000000
5.000000000
4.339015661
0.401963878
0.000000000
0.000000000

Ending
Certificate

Balance

896.940799409
896.940799409

1,000.000000000
1,000.000000000

940.423763628
740.130267167
740.130267167
740.130267167

1,000.000000000
1,000.000000000

867.792884170
1,040.707043925
1,000.000000000
1,000.000000000

943.200000000
813.576028843
813.576028843

1,000.000000000
1,000.000000000

813.576028843
896.508512167
967.226642923

0.000000000

Pass
    Through    

Rate (%)

6.000000
6.000000
6.000000
6.000000
6.000000
5.670000
0.330000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
0.000000
6.000000
6.000000
6.000000
0.525068
0.000000
6.000000

M1
M2
B1
B2
B3
B4
B5

12668BZZ9
12668BA29
12668BA37
12668BA45
12668BA52
12668BA60
12668BA78

6,497,000.00
14,492,000.00

4,747,000.00
3,498,000.00
2,499,000.00
1,749,000.00
1,749,466.37

996.741230108
996.741230108
996.741230108
996.741230108
996.741230108
996.741230108
996.741230108

0.509428504
0.509428504
0.509428504
0.509428504
0.509428504
0.509428504
0.509414777

4.983706151
4.983706151
4.983706151
4.983706151
4.983706151
4.983706151
4.983706151

996.231801604
996.231801604
996.231801604
996.231801604
996.231801604
996.231801604
996.231801605

6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000

Totals 499,726,353.37 924.341735482 20.188199726 4.970864721 904.159012774
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Pool Level Data  

Distribution Date
Cut-off Date
Record Date
Determination Date
LIBOR Determination Date
Accrual Period 30/360

Number of Days in 30/360 Accrual Period

Begin
End

 

11/27/06
03/01/06
10/31/06
11/22/06
10/23/06
10/01/06
11/01/06

30

Index

One-Month Libor 5.32000%
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Collateral Detail

Original Mortgage Loan Details

Original Aggregate Loan Count
Original Stated Principal Balance
Original Weighted Average Mortgage Rate
Original Weighted Average Net Mortgage Rate
Original Weighted Average Remaining Term

779
499,726,353.37

6.69857%
6.48818%

360

Current Mortgage Loan Details

Beginning Aggregate Loan Count
Loans Paid Off or otherwise removed pursuant to the PSA
Ending Aggregate Loan Count

730
14

716

Beginning Pool Stated Principal Balance
Scheduled Principal
Unscheduled Principal
Realized Principal Losses
Ending Pool Stated Principal Balance

461,917,924.75
236,355.72

9,849,482.70
0.00

451,832,086.33

Beginning Weighted Average Mortgage Rate
Beginning Weighted Average Net Mortgage Rate
Ending Weighted Average Mortgage Rate
Ending Weighted Average Net Mortgage Rate

6.66504%
6.45454%
6.66277%
6.45224%

Beginning Weighted Average Remaining Term to Maturity
Ending Weighted Average Remaining Term to Maturity

353
352
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Delinquency Information

Delinquency Information

  
 

Group 1

30-59 Days 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

16 2.23464% 9,716,976.61 2.15057%

60-89 Days 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

5 0.69832% 3,872,392.62 0.85704%

90+ Days 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

  
 

Group 1

Foreclosure 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

3 0.41899% 1,501,663.00 0.33235%

Bankruptcy 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

REO 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

60+ Delinquency, Foreclosure, Bankruptcy & REO Totals

Current
One-Month Prior
Two-Month Prior
Three-Month Prior
Four-Month Prior
Five-Month Prior

5,374,055.62
2,021,663.00
2,929,663.00

879,000.00
451,000.00

1,087,000.00

60+ Delinquency Average
Passing Delinquency Stepdown Requirement

2,123,730.27
YES
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Available Funds

Interest

Scheduled Interest
Less: Master Servicer Fee
Less: Trustee Fee
Less: Mortgage Loan Premiums
Total Interest Available

2,560,250.36
71,650.55

3,464.38
578.01

2,484,557.41

Principal

Scheduled Principal
Paid in Full Principal
Curtailment Principal
Liquidation Principal
Repurchased Principal
Substitution Adjustment Principal
Unanticipated Principal Recoveries
Total Principal Available

236,355.72
9,576,130.83

273,351.87
0.00
0.00
0.00
0.00

10,085,838.42

Total Available Funds 12,570,395.83
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Certificate Account

Beginning Balance 0.00

Deposits Remittance Amount
Trustee Fee
Prepayment Charges
Other Deposits required by the PSA
Transfer from Corridor Reserve Fund
Total Deposits

12,570,395.83
3,464.38

0.00
0.00

2,251.71
12,576,111.93

Withdrawals Available Funds, to the Distribution Account
Trustee Fee
Payment of Prepayment Penalties to Class P
Total Withdrawals

12,572,647.55
3,464.38

0.00
12,576,111.93

Ending Balance 0.00

Distribution Account

Beginning Balance 0.00

Deposits Available Funds
Other Deposits Required by the PSA
Total Deposits

12,572,647.55
0.00

12,572,647.55

Withdrawals Payments of Prinicipal & Interest to the Classes 12,572,647.55

Ending Balance 0.00
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Corridor Reserve Fund

Beginning Balance
Deposit: Class A6, A16, and A20 Contract
Withdrawal: Class A6, A16, and A20 Yield Supplemental Amount
Ending Balance

802.23
2,191.80
2,251.71

742.32

Fees of the Trust

Gross Master Servicing Fee
Net Master Servicing Fee
Trustee Fee
Lpmi
Total Net Loan Fees

76,986.32
71,650.55

3,464.38
578.01

75,692.95

Servicer Advances

Principal Advances
Interest Advances
Reimbursement for Principal & Interest Advances
Reimbursement for Nonrecoverable Advances
Total Advances

6,606.35
85,459.12

0.00
0.00

92,065.47

Mortgage Prepayment Details

Prepayment Charges 0.00

Principal Balance of Loans Paid in Full
Prepayment Interest Excess
Prepayment Interest Shortfall
Compensating Interest
Net Prepayment Interest Shortfall
CPR %
SMM %

9,576,130.83
0.00

5,335.77
5,335.77

0.00
22.80052%

2.13339%
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Loan Substitution

Aggregate Stated of Principal Balances Removed
Aggregate Stated of Principal Balance Added
Aggregate Principal Substitution Shortfall Amount

0.00
0.00
0.00

Net Interest Shortfalls

Net Prepayment Interest Shortfalls
Relief Act Reduction Shortfalls
Total Net Interest Shortfalls

0.00
0.00
0.00

Senior Principal Distribution Amounts

PO Principal Amounts

Beginning PO Balance
PO Scheduled Principal
PO Prepayments & Recoveries
PO Liquidation Principal
PO Principal Loss
Ending PO Balance

1,505,920.68
1,041.89

79.81
0.00
0.00

1,504,798.97

NON-PO Principal Amounts

Beginning Non-PO Balance
Non-PO Scheduled Principal
Non-PO Prepayments & Recoveries
Non-PO Liquidation Principal
Non-PO Principal Loss
Ending Non-PO Balance

460,412,004.07
235,313.83

9,849,402.89
0.00
0.00

450,327,287.36
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Principal Distribution Amounts

Senior and Subordinate Percentages

Senior Percentage Original
Senior Prepayment Percentage Original
Senior Percentage
Senior Prepayment Percentage
Subordinate Percentages
Subordinate Prepayment Percentage

92.92783%
100.00000%

92.37278%
100.00000%

7.62722%
0.00000%

Principal Distribution Amounts

Senior Principal Distribution Amount
Subordinate Principal Distribution Amount
PO Principal Distribution Amount
Total Principal Distribution Amount

10,066,768.80
17,947.91

1,121.70
10,085,838.42

NAS Principal Distribution Amount

Shift Percentage
Class A-3 and Class A-4 Priority Percentage
Class A-3 and Class A-4 Priority Amount
Class A-13 and Class A-14 Priority Percentage
Class A-13 and Class A-14 Priority Amount

0.00000%
11.46625%

0.00
2.48994%

0.00
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Realized Loss Detail

Current Period Realized Losses
Cumulative Realized Losses
Total Liquidated Loan Balance
Total Liquidated Proceeds
Subsequent Recoveries
Passing Cumulative Loss Test

0.00
0.00
0.00
0.00
0.00
YES

Loan ID Liquidation Balance Liquidation Proceeds Realized Loss Date

Group I
N/A
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Credit Enhancements

Subordination

Credit Support

Class A
Class A Percentage

Class M1
Class M1 Percentage

Class M2
Class M2 Percentage

Class B1
Class B1 Percentage

Class B2
Class B2 Percentage

Class B3
Class B3 Percentage

Class B4
Class B4 Percentage

Class B5
Class B5 Percentage

  Original Current

464,494,887.00
92.949848%

6,497,000.00
1.300112%

14,492,000.00
2.899987%

4,747,000.00
0.949920%

3,498,000.00
0.699983%

2,499,000.00
0.500074%

1,749,000.00
0.349992%

1,749,466.37
0.350085%

416,733,379.12
92.231914%

6,472,518.02
1.432505%

14,437,391.27
3.195300%

4,729,112.36
1.046653%

3,484,818.84
0.771264%

2,489,583.27
0.550997%

1,742,409.42
0.385632%

1,742,874.03
0.385735%
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Update Face

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
0.00

25,000.00
50,000.00
75,000.00

100,000.00
125,000.00
150,000.00
175,000.00
200,000.00
225,000.00
250,000.00
275,000.00
300,000.00
325,000.00
350,000.00
375,000.00
400,000.00
425,000.00
450,000.00
475,000.00
500,000.00
525,000.00
550,000.00
575,000.00
600,000.00
625,000.00
650,000.00
675,000.00
700,000.00
725,000.00
750,000.00
775,000.00

>

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

0.00
25,000.00
50,000.00
75,000.00

100,000.00
125,000.00
150,000.00
175,000.00
200,000.00
225,000.00
250,000.00
275,000.00
300,000.00
325,000.00
350,000.00
375,000.00
400,000.00
425,000.00
450,000.00
475,000.00
500,000.00
525,000.00
550,000.00
575,000.00
600,000.00
625,000.00
650,000.00
675,000.00
700,000.00
725,000.00
750,000.00
775,000.00
800,000.00
800,000.00

0
0
0
0
0
1
0
2
0
0
0
1
0
1
0
1
0

25
98
78
80
62
47
45
40
28
51
13
15
12
11
10

9
86

0.000
0.000
0.000
0.000
0.000
0.140
0.000
0.279
0.000
0.000
0.000
0.140
0.000
0.140
0.000
0.140
0.000
3.492

13.687
10.894
11.173

8.659
6.564
6.285
5.587
3.911
7.123
1.816
2.095
1.676
1.536
1.397
1.257

12.011

0.00
0.00
0.00
0.00
0.00

105,925.60
0.00

307,202.48
0.00
0.00
0.00

272,458.33
0.00

304,564.00
0.00

364,340.64
0.00

10,516,850.69
42,887,604.81
36,031,394.24
38,997,726.88
31,789,918.96
25,266,162.07
25,212,978.97
23,489,582.59
17,164,495.03
32,781,592.95

8,633,795.31
10,342,015.20

8,599,865.77
8,168,013.71
7,600,226.00
7,134,189.41

115,861,182.69

0.000
0.000
0.000
0.000
0.000
0.023
0.000
0.068
0.000
0.000
0.000
0.060
0.000
0.067
0.000
0.081
0.000
2.328
9.492
7.975
8.631
7.036
5.592
5.580
5.199
3.799
7.255
1.911
2.289
1.903
1.808
1.682
1.579

25.643

Wgt Ave / Total: 716 100.000 451,832,086.33 100.000

 
Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
5.0
5.5

-
-

5.0
5.5
6.0

0
0

37

0.000
0.000
5.168

0.00
0.00

22,606,706.57

0.000
0.000
5.003
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Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

6.0
6.5
7.0
7.5
8.0
8.5
9.0
9.5

10.0
10.5
11.0
11.5
12.0

>

-
-
-
-
-
-
-
-
-
-
-
-
-

6.5
7.0
7.5
8.0
8.5
9.0
9.5

10.0
10.5
11.0
11.5
12.0
12.5
12.5

257
336

83
3
0
0
0
0
0
0
0
0
0
0

35.894
46.927
11.592

0.419
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000

156,822,299.79
218,921,411.33

51,953,178.82
1,528,489.82

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

34.708
48.452
11.498

0.338
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000

Wgt Ave / Total: 716 100.000 451,832,086.33 100.000

 
Update Term

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
120
180
300

>

-
-
-

120
180
300
360
360

0
0
0

716
0

0.000
0.000
0.000

100.000
0.000

0.00
0.00
0.00

451,832,086.33
0.00

0.000
0.000
0.000

100.000
0.000

Wgt Ave / Total: 716 100.000 451,832,086.33 100.000


